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1. On page 4, Eqs. (2.2)–(2.4) should be corrected to be
f (z1, z2;) = 1√
1− 2 g
(







(y − z2)− 12 g(y) dy
and













DOI of original article: 10.1006/j.jmva.2001.10.2017.
∗Corresponding author. Fax: +1 410 328 2578.
E-mail address: hfang@umm.edu (H.-B. Fang).
0047-259X/$ - see front matter © 2004 Elsevier Inc. All rights reserved.
doi:10.1016/j.jmva.2004.10.001
H.-B. Fang et al. / Journal of Multivariate Analysis 94 (2005) 222–223 223













2. Theorem 3.3 on p. 10 is valid only for meta-normal distributions, but does not hold in
general. For details, see [1].
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